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INVESTMENTS OUTSTANDING AS OF 10/31/08  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 10/31/08 

*** LGIP-GOVERNMENT (7) *** 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 63584 TPBA0583 BANK OF AMERICA SE  1.650 12/19/08  1.650 Aaa  AAA   20,000,000.00   100.00000 2  20,000,000.00  20,000,000.00                 
 63879 TPBA0583 BANK OF AMERICA SE  1.650 12/19/08  1.648 Aaa  AAA   23,000,000.00   100.00000 2  23,000,000.00  23,000,000.00                 
 63641 TPBA0585 BANK OF AMERICA SE  1.000 11/18/08  1.000 Aaa  AAA   80,000,000.00   100.00000 2  80,000,000.00  80,000,000.00                 
 63801 TPBA0594 BANK OF AMERICA SE   .100 11/03/08   .100 Aaa  AAA  200,000,000.00   100.00000 2 200,000,000.00 200,000,000.00                 
 63806 TPCG0646 CITIGROUP GLOBAL M   .050 11/03/08   .050 Aaa  AAA   52,000,000.00   100.00000 2  52,000,000.00  52,000,000.00                 
 63585 TPDB0381 DEUTSCHE BANK       1.500 11/28/08  1.500 Aaa  AAA  200,000,000.00   100.00000 2 200,000,000.00 200,000,000.00                 
 63586 TPDB0382 DEUTSCHE BANK       1.600 11/03/08  1.600 Aaa  AAA  200,000,000.00   100.00000 2 200,000,000.00 200,000,000.00                 
 63614 TPDB0383 DEUTSCHE BANK       1.300 12/31/08  1.300 Aaa  AAA  179,000,000.00   100.00000 2 179,000,000.00 179,000,000.00                 
 63626 TPDB0384 DEUTSCHE BANK       1.100 11/19/08  1.100 Aaa  AAA  100,000,000.00   100.00000 2 100,000,000.00 100,000,000.00                 
 63800 TPDB0396 DEUTSCHE BANK        .250 11/03/08   .250 Aaa  AAA  800,000,000.00   100.00000 2 800,000,000.00 800,000,000.00                 
 63625 TPMS0345 MIZUHO SECURITIES   1.000 11/07/08  1.000 Aaa  AAA  100,000,000.00   100.00000 2 100,000,000.00 100,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .735            1954000000.00                1954000000.00  1954000000.00                 
  
   11 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 63548 912795H6 TREASURY BILL 11/1   .050 11/13/08   .050 Aaa  AAA   50,000,000.00    99.99833 2  49,999,166.67  49,999,166.50                 
 63549 912795H6 TREASURY BILL 11/1   .050 11/13/08   .050 Aaa  AAA   50,000,000.00    99.99833 2  49,999,166.67  49,999,166.50                 
 63005 912795J2 TREASURY BILL       1.800 12/11/08  1.811 Aaa  AAA   25,000,000.00    99.80000 2  24,950,000.00  24,950,000.00                 
 63040 912795J3 TREASURY BILL       1.811 12/18/08  1.823 Aaa  AAA   50,000,000.00    99.87125 2  49,881,781.94  49,935,623.00       53,841.06 
 63650 912795J3 TREASURY BILL 12/1   .780 12/18/08   .781 Aaa  AAA   50,000,000.00    99.87125 2  49,949,083.33  49,935,623.00      -13,460.33 
 63651 912795J3 TREASURY BILL 12/1   .780 12/18/08   .781 Aaa  AAA   50,000,000.00    99.87125 2  49,949,083.33  49,935,623.00      -13,460.33 
 63652 912795J3 TREASURY BILL 12/1   .780 12/18/08   .781 Aaa  AAA   50,000,000.00    99.87125 2  49,949,083.33  49,935,623.00      -13,460.33 
 63653 912795J3 TREASURY BILL 12/1   .780 12/18/08   .781 Aaa  AAA   50,000,000.00    99.87125 2  49,949,083.33  49,935,623.00      -13,460.33 
 63530 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.88667 2  49,943,333.34  49,943,333.50                 
 63531 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.88667 2  49,943,333.34  49,943,333.50                 
 63532 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.88667 2  49,943,333.34  49,943,333.50                 
 63533 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.88667 2  49,943,333.34  49,943,333.50                 
 63534 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.88667 2  49,943,333.34  49,943,333.50                 
 63535 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.88667 2  49,943,333.34  49,943,333.50                 
 63555 912795K5 TREASURY BILL 02/2   .900  2/26/09   .903 Aaa  AAA   50,000,000.00    99.84600 2  49,853,750.00  49,923,000.00       69,250.00 
 63556 912795K5 TREASURY BILL 02/2   .900  2/26/09   .903 Aaa  AAA   50,000,000.00    99.84600 2  49,853,750.00  49,923,000.00       69,250.00 
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INVESTMENTS OUTSTANDING AS OF 10/31/08  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 10/31/08 

*** LGIP-GOVERNMENT (7) *** 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 63557 912795K5 TREASURY BILL 02/2   .900  2/26/09   .903 Aaa  AAA   50,000,000.00    99.84600 2  49,853,750.00  49,923,000.00       69,250.00 



                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .743           825,000,000.00               823,847,698.64 824,055,449.00      207,749.74 
  
   17 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 62644 912828BQ US TREASURY N/B     3.375 11/15/08  1.940 Aaa  AAA   25,000,000.00   100.04713 2  25,013,473.73  25,011,783.00       -1,690.73 
 58179 912828FE U S TREASURY NOTE   4.875  5/15/09  4.843 Aaa  AAA   40,000,000.00   101.93750 2  40,006,330.07  40,775,000.00      768,669.93 
 62603 912828GJ US TREASURY N/B     4.750  2/28/09  2.160 Aaa  AAA   10,000,000.00   101.24200 2  10,083,558.96  10,124,200.00       40,641.04 
 62354 912828HD US TREASURY N/B     4.000  9/30/09  2.367 Aaa  AAA   25,000,000.00   102.31250 2  25,363,845.58  25,578,125.00      214,279.42 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.226           100,000,000.00               100,467,208.34 101,489,108.00    1,021,899.66 
  
    4 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 AGENCY (30/360) FAITH/CRD ( 140) 
                                                 -------------------------------- 
 62410 911759JJ HUD-HSNG URB DEV    2.620  8/01/09  2.730 Aaa  AAA    5,498,000.00    99.84375 2   5,493,515.22   5,489,409.37       -4,105.85 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.730             5,498,000.00                 5,493,515.22   5,489,409.37       -4,105.85 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY (30/360) FAITH/CRDT       (TYPE  140) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .828            2884498000.00                2883808422.20  2885033966.37    1,225,543.55 
  
   33 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  
 


